We thank A. Kohatsu-Higa for pointing us an error in the proof of [Theorem 2.5, GL08]. The aim of this note is to correct it, the result statement is unchanged. Actually, our initial proof gives rise to an extra log(N )-factor in one of the upper bounds about the discretization error, a factor which we have omitted: we provide here a slightly modified proof which gives the announced statement. For the notation, we refer to [GL08] . The result concerned by the correction is the following one.
Theorem 1. Assume Hypothesis 1. For any function f such that |f (x)| ≤ c 1 e c 2 |x| , it holds
Proof. The correction concerns the second result. The term
Theorem 2.3 in [GL08] enables to bound the first term
which readily leads to an upper bound as advertised.
To bound the second term, it remains to prove that
remains to bound |Ĩ|. To do so, we introduce u :
. We havẽ 
(1)
We havẽ
Using the first and third inequalities of (1) gives
Then,
ds. Using the last inequality of (1) yields
